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Preface 
From September 18 to September 20, 2002, the second Euro-Japanese Workshop on Stochastic 
Risk Modelling for Finance, Insurance, Production, and Reliability was held in Chamonix, France. 
This is the continuation of First Euro-Japanese Workshop on Stochastic Risk Modelling for 
Finance, Insurance, Production, and Reliability, Brussels, Belgium, September 7-9, 1998. In this 
three-day workshop, we had may participants from European countries and Japan, and accepted 
totally 63 full papers in the local proceedings. In fact, variety of problems and issues related 
to stochastic risk modelling were discussed in the workshop. After the event, we announced 
the call for papers for the special issue in Computers and Mathematics with Applications, An 
International ,Journal, and received 38 papers for submission. All the papers were sent to two 
reviewers and the peer review for them are made carefully during over one year. Finally, we 
accepted 24 papers for publication in this time. The acceptance rate was around 63%. This is 
not so low rate, but we spent much time and effort to select 24 papers from ones with high quality 
and potential. 
The stochastic risk modelling is an agreement offered by many researchers and practitioners 
to assess the risk quantitatively in variety areas like finance, insurance, marketing, production 
management, reliability engineering, and operations research. In that sense, this attractive re- 
search area is still growing. The main part of this special issue consists of extended versions 
of the papers presented in the above workshop. Topics covered in this issue include queueing 
theory (four papers), dynamic optimization and control (four papers), reliability and warranty 
(three papers), performance/dependability evaluation in computer science (nine papers), man- 
agement issues (two papers), and life science application (one paper). We guest editors hope that 
this special issue can provide the latest and most useful research results to engineers, managers~ 
researchers, tudents, etc., who are interested in this area. 
We express our gratitude to Professor Ervin Y. Rodin, an Editor-in-Chief for Computers and 
Mathematics with Applications, An International Journal, whose guidance and cooperation led 
to the publication of this special issue. Also, we are thankful to Professor Hiroyuki Okamura, 
Hiroshima University, Japan, for his support and assistance during the editorial process. 
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